Martingale integrals over Poissonian processes and the Ito-type equations with white shot noise.
The construction of the Ito-type stochastic integrals and differential equations for compound Poisson processes is provided. The general martingale and nonanticipating properties of the ordinary (Gaussian) Ito theory are conserved. These properties appear particularly important if the stochastic description has to be proposed according to game theory or the linear relaxation (or the exponential growth) requirements. In contrast to the ordinary Ito theory the (uncorrelated) parametric fluctuation of a definite sign can be still modeled by asymmetric white shot noise, so the general scope of applications is not restricted by the positivity requirements. The possible use of the developed formalism in econophysics is addressed.